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Introduction.
Consider the autoregressive moving-average (ARMA) time series Yt, t = 1, 2, 3,..., with the general autoregressive heteroscedastic (GARCH) error process given by where * is composed of elements not depending on n. Further, by (2.17)-(2.19), (2.16) holds.
REMARK. As et reduces to white noise with a constant conditional variance, the asymptotic distribution given by (2.16) is the same as that given by Yap and Reinsel (1995b) and further, as q = 0, it is also the result in Fuller (1976) and Dickey and Fuller (1979) . This shows that the estimators obtained by the reparametrization method used by Fuller (1976) and Yap and Reinsel (1995b) 
REMARK. When ht is a constant, W(T) is a singular multidimensional

., a-1 and Wl(t) = (B1(t), B2(t))' is a bivariate Brownian motion with mean zero and covariance tfl defined as in
